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Abstract: This paper discusses a key technique for passive localization and tracking of radiation
sources, which obtains the motion trajectory of radiation sources carried by unmanned aerial vehicles
(UAVs) by continuously or periodically localizing it without the active participation of the radiation
sources. However, the existing methods have some limitations in complex signal environments and
non-stationary wireless propagation that impact the accuracy of localization and tracking. To address
these challenges, this paper extends the J-generalized labeled multi-Bernoulli (GLMB) filter to the
scenario of passive localization and tracking based on the random finite-set (RFS) framework and
provides the extended Kalman filter (EKF) and unscented Kalman filter (UKF) implementations of
the -GLMB filter, which fully take into account the nonlinear motion of the radiation source. By
modeling the “obstacle scenario” and the influence of external factors (e.g., weather, terrain), our
proposed GLMB filter can accurately track the target and capture its motion trajectory. Simulation
results verify the effectiveness of the GLMB filter in target identification and state tracking.

Keywords: J-generalized labeled multi-Bernoulli filter (GLMB); passive localization and tracking;
random finite set (RFS); extended Kalman filter (EKF); unscented Kalman filter (UKF)

1. Introduction

The goal of passive localization and tracking is to continuously or periodically localize
the target or radiation source without the active participation of the target or radiation
source, thus obtaining the motion trajectory of the target or radiation source carried by un-
manned aerial vehicles (UAVs) [1]. Passive localization and tracking of radiation sources is
a critical technology used to determine the position and motion of wireless signal transmit-
ters without active contact, which has a wide range of applications in various fields, such
as wireless communications, radio frequency interference (RFI) monitoring, environmental
surveillance, and military reconnaissance [2-4]. By analyzing the characteristics of received
wireless signals, passive localization and tracking provide valuable insights into the spatial
distribution of radiation sources, ensuring efficient spectrum management and enhancing
situational awareness.

With the rapid proliferation of wireless devices and communication systems, the
electromagnetic spectrum is becoming increasingly congested, leading to challenges in
efficient spectrum utilization and interference management [5]. In such complex and
dynamic electromagnetic environments, it becomes critical to precisely locate and track
the radiation sources. Furthermore, passive techniques prove to be essential in situations
where the active detection or engagement of the sources is not feasible or desirable. Also,
they provide valuable information about the location and behavior of the radiation source,
which enables effective monitoring, interference mitigation, and spectrum allocation.
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Recently, researchers have proposed different methods for passive localization and
tracking of radiation sources. These approaches can be broadly categorized as follows:
(1) Time-of-arrival (TOA) techniques [6,7] —These methods estimate the source location
based on the time difference between the arrival of the signal at multiple receivers. By
calculating the delay time, the position of the transmitter can be deduced. (2) Angle-of-
arrival (AOA) method [8]—The AOA method depends on the observation of the direction
of arrival (DOA) of the signal at multiple receiving antennas. By triangulating the angle,
the location of the transmitter can be determined. (3) Received-signal-strength (RSS, [6])
approaches—RSS-based methods utilize the strength of the received signal to estimate
the distance between the source and the receiver. By combining distance measurements
from multiple receivers, the location of the transmitter can be inferred. (4) Time-of-flight
(TOF) measurements [9,10]—ToF ranging methods are bi-directional ranging techniques,
which primarily use the time of flight of a signal traveling back and forth between two
asynchronous transceivers (or reflected surfaces) to measure the distance between nodes.
In line-of-sight (LOS) environments, ToF-based ranging methods can compensate for the
shortcomings of RSSI-based methods.

However, the above methods have some limitations. Firstly, in a complex multipath
signal environment or when there are obstacles between the target and the receiver (when
the number of targets observed by the receiver is variable), the accuracy of localization and
tracking may be compromised. Secondly, the non-ideal signal propagation results in an
increased error, which affects the accuracy of localization and tracking. Finally, wireless
signal propagation environments are usually non-stationary and impacted by factors such
as weather, terrain, and other wireless devices. These variations may lead to a change in
parameters such as propagation loss, multipath effect, etc., compromising the localization
and tracking results. The random finite-set (RFS) method, as introduced by Mahler in [11],
offers a solution to the multi-target tracking problem. Bayesian filtering based on RFS
theory is adept at dynamically detecting the number of targets and their states, finding
extensive applications in various domains [12-18].

Because of the multi-target Bayesian filter’s numerical complexity, some alternative ap-
proaches have been proposed, including the probability hypothesis density (PHD) [19-21],
cardinality PHD (CPHD) [22,23], and multi-Bernoulli filter [24,25] methods. Neverthe-
less, these methods do not function as multi-target trackers since they lack the ability to
track target trajectories and, consequently, cannot discern the identity information of the
targets. Therefore, Vo et al. proposed the RFS-based generalized labeled multi-Bernoulli
(GLMB) [26-28] and 5-GLMB [29] filters, where the J-GLMB [29] filter yields stronger
results compared to the GLMB filter and is more applicable to the multi-target tracking
problem [30-35].

In this paper, we extend the J-GLMB [29] filter to the passive localization and tracking
scenarios. The major contributions of this paper are as follows:

*  For the complex electromagnetic environment, we model the “scenario with obstacles
between the target and the receiver” as an RFS, in which both the state and the
number of targets received by the receiver of the base station change during the
observation time.

*  The non-stationary wireless signal propagation environment is usually affected by
weather, terrain, other wireless devices, etc. Therefore, we model external factors
such as weather and terrain (which may impact the information received by the
receiver) as a clutter RFS and identify that each clutter generates a false alarm (a false
measurement). Our proposed filter is capable of accurately tracking targets of interest
from clutter interference and capturing their trajectory onset remarkably well.

e We describe the extended Kalman filter (EKF) and unscented Kalman filter (UKF)
implementations of the 5-GLMB filter, which are able to accurately capture the target’s
motion state. Moreover, we extend the PHD and CPHD filters to the scenarios of
interest in this paper for comparison with the proposed method. Simulation tests
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verify the effectiveness of the 6-GLMB filter for target number identification and
state tracking.

This paper is structured as follows. In Section 2, we provide an overview of the relevant
background, encompassing the dynamic physics model of a single target, measurement
model, multi-target random finite-set (RFS) system model, Bayesian multi-target recursion,
and 6-GLMB filter. Section 3 presents a concise overview of the nonlinear recursive imple-
mentation of the J-GLMB filter for passive localization and tracking. Sections 4 and 5 offer
some numerical examples and conclusions, respectively. Additionally, Appendices A and B
present some fundamental theories. We use upper-case (lower-case) bold characters to
indicate matrices (vectors). Some symbols and their implications are given in Abbreviations.

2. Background

This section presents the background relevant to passive localization and tracking,
including the dynamic physical model of the target radiation source, measurement model,
multi-target random finite-set system model for time-varying multi-radiation source track-
ing, fundamental theories of Bayesian multi-target recursion, and 6-GLMB filter. Addition-
ally, some random finite-set fundamentals involved in this section are supplemented in
Appendix B.

2.1. Dynamic Physics Model

Assume that the state of the n-th target is xi! = [xg, XY y’ﬂT, n=1,2,..., N, where
x and y; are the Cartesian coordinates of the x and y positions, respectively; X! and y;
denote the velocities in the x and y directions; and Ny denotes the total number of radiation
sources. The dynamic physics model (also known as the state equation) is given as follows:

Xlrcl = FkXIYCLl + wi_1, (1)

where Fy, is the transfer matrix, and its type determines the kinematic model of the target
Xx_1 at time k. wy_1 denotes the state noise, which comes from the fact that there is a certain
error between our physical model and the actual trajectory of the target, and this part of
the error is denoted by wy_4. Since wy_1 is a random quantity, we generally describe it by
its statistic. In this case, we describe it by the covariance matrix Qy_1 of wy_1. If the value
of Qj_1 is smaller, we consider that the system model we built is closer to the actual target
trajectory, i.e., at this point, we trust the predicted value obtained from the system model
more than the measurement.

It is important to note that the value of Q;_1 is not as small as possible. There are two
reasons for this: (1) the compatibility between the dynamic model and the actual motion
trajectory of the target; and (2) whether the target is in nonlinear motion or not. This point
is explained later in the simulations. Additionally, the state noise wy_ is more accurately
expressed as I'y multiplied by vi_1. The process noise input matrix I'y is given by

AT?2/2 0
AT 0

rk - 0 ATZ/Z ’ (2)
0 T

where AT is the time-sampling interval. Then, the dynamic physics model (Equation (1))
can be expressed as

x; = Foxt_y + Tivia, 3)
where vi_; = [6y, 6] T is the process noise and vy_1 ~ N(0,Q_1).
Remark 1. In this paper, we introduce a labeled scheme for each source, assigning a unique label
I to each source. This label is constructed as an ordered pair (k,n), where n represents the index
of targets that originated at time k. We define the labeled space for all targets up to time k as a
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disjoint union Ly = Uﬁ:l By, where By, is the labeled space of targets born at time h (notably,
Ly = Lx_1 UBy). Then, the states presented in Equation (1) can be denoted as labeled vectors
X = (X, 1), where I = (k,n).

2.2. Measurement Model

Figure 1 illustrates a two-dimensional passive localization model between a base
station (BS) and multi-radiation sources, where both the base station and the radiation
source are moving. Using the starting position of the base station (xo, o) as the reference
point to build a two-dimensional plane rectangular coordinate system, the measurement
information obtained by the BS at time k is

<& : Radiation source
& : Clutter

§ :BS

state space

state transition

observations of the states

*Q""Q . QO L o
- Zz}us S Y

0y

Figure 1. The passive localization model between the moving BS and multi-radiation sources carried
by UAVs.

zp = [0k, Ok, fx] + 1y, 4)
with
0, = arctan Yk — Yok Ok, )
Xk — Xok
6, — (¥ — o) (xk — xor) — ( k_vxo)(]/k_VOk)’ ©)

\/ (xk = x0r) + (v — yor)?
(= vy0) (o — o) — (B — 0xy) (v — yor))*
fe= 372
)\((xk — xok)” + (Y — Yor) )

where 6, 0, and f; are the azimuth, angular velocity, and Doppler frequency change-rate
measurements, respectively. A denotes the carrier wavelength. Appendix A provides the
specific calculations of 6y, 0k, and fx. (xok, Yox) is the position of the base station at time k

, (7)

with velocity (Uxo, Uyo)/' n; = {(59,{, (59}(, 1) fk:| denotes the measurement noise, where 6y, , 591/
and ¢ 7, are the azimuth error, angular velocity error, and Doppler frequency change-rate

error that are independent of each other; and ny ~ N (0, Ry), with Ry = diag (09 , O'g , 0'} ) .
T9r O, and oy, are the (statistics) standard deviations of g, (59}’ and o I respectlvely
According to the geometric theory of kinematics, the distance r; between the base

station (xgk, yox) and the target radiation source x; can be expressed as

=
07

7 (8)
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with the above equation being the expression for passive ranging. Finally, the estimated

position of the target radiation source is derived from the azimuth information
% = xok + 1 cos O ©)
Yk = Yok + 1 sin O

Remark 2. Obuviously, Equation (9) is over-idealized. In practical passive localization scenarios,
two key issues need to be addressed: (1) the kinematic state of the target radiation sources and their
number may be variable during the observation time; and (2) the interference signals from other
uninterested targets (called clutter, as shown in Figure 1) can also be observed by the base station.
The strength of the clutter signal affects the final tracking performance. Our task is to track the
target location from a cluttered environment. In the next two subsections, we briefly describe the
multi-target RFS system model and Bayesian multi-target recursion.

2.3. Multi-Target RFS System Model

Based on RFS theory [19], the multi-target state RFS X}, and observation RFS Z; can
be expressed as

Xk = {xk,ll' o /xk,Nk} € ]:(X)/
Z, = {Zk,lr' .- er,Mk} S .F(Z)

where Ny and M are the number of targets and the measurements at time k, X € R™
denotes the state space, and Z € R": is the measurement space.

Using RFS theory, it can be seen that Ny and Mj, are time-varying, which enables us to
construct the basic model of the problem we are aiming to solve. Given a random set of
multi-target state Xj_q at time k — 1, each state x;_; € Xj_1 either survives with probability
Ps x(x¢—1) and travels along the kinematic density fix_1 (1) to xi, or disappear with
death probability 1 — Ps x(xx_1). Moreover, there are also new targets that appear in the
target state space with a newborn probability Pg x(xp ). Then, the multi-target RFS X is in
the form of a union set

(10)

Xy = U Skk-1(x-1) p UBy, (11)

X—1€Xk—1

where By represents the multi-Bernoulli RFS of spontaneous newborn targets (provided in
Appendix B) and Sy;_; denotes the survival targets. The multi-target RFS integrates the
target’s motion, including the appearance of new targets as well as their disappearance. It
is assumed that the RFSs described by Equation (11) are independent of each other, i.e., Xj
is the proposed multi-Bernoulli RFS based on Xj._;.

At time k, for a given target x; from the set Xy, it follows one of two scenarios: either
it is detected by the BS with a probability of Pp (x;) and produces a measurement z;
with likelihood g (zx|xx ), or it is undetected with probability 1 — Pp (X ). In other words,
each state results in a Bernoulli RFS denoted as ©(x;), characterized by r = Pp j(x) and
p(-) = gk(:|x¢ ). Additionally, the BS also encounters a collection of clutter represented
as a Poisson RFS K with an intensity function xi(-). Consequently, the multi-target
measurement Z; is

Zr =< |J Or(xx) p UK, (12)
X €EXk

where the RFSs comprising the union in (12) are independent of each other.
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2.4. 6-GLMB FILTER

The labeled RFS form of the multi-target state in Equation (10) is given in Appendix B.3,
and the RFSs for J-GLMB are also given in Appendix B.4. For simplicity, let L4 2Ly B,

A A A A A A A A

L =Ly, B=Ly1, ©= 7, 704 = 1k § = 8k f = frvior X=Xy Z=Zy.

The numerical implementation of the GLMB RFS becomes notably more challenging
under Bayesian recursion. However, drawing insights from [26,29], the J-GLMB RFS (refer
to Appendix B.4) emerges as a specialized variant of the GLMB RFS, offering a simplified

numerical approach that is exceptionally well suited for multi-target tracking applications.
Then, the 5-GLMB prediction density at time k + 1 is

X =AXDx Y w08 o)) [pe @], (13)
(I, 8)eF(Ly)xE
where
w9 = (1, NL)wp(I. NB), (14)
W0 =[] T uw -] W, (15)
LCI

1) = [ (PsCDFED, PO (1) dx, (16)
P () = 1.5 1) + 151 ps(x, 1), (17)

Ps(-, 1) f(x[-,1), p®) (-, 1)
Pk l) = < 5 > (18)

Ms (1)

In the above equations, the following notations are used:

e I isacollection of predicted trajectory labels within the set F(IL;.). Each tuple (I, 9) €

F(Ly) x & is a prediction hypothesis with probability w (/+?). ﬂé(91,~ -0 €
A L - .
E=0; X O X - - - X O represents the historical association mapping.

e wp(I4 NB) represents the weight associated with the newborn trajectory labels, where
I. NB # @ and B denote the labeled space for newborn sources. pp(x,1) is the
probability density function (PDF) for the newborn source x with label [. wg(L) is the
weight of the survival label set.

. p(f) (x,1) is the prediction PDF, and p®(-,1) is the update PDF. f(x|-,I) denotes the
transition kinematic density, and Ps(-, 1) represents the survival probability.

At time k + 1, the multi-target prediction density adheres to the J-GLMB formulation,
as defined in Equation (13). Then, the multi-target filtering (update) density is also a
0-GLMB structure, i.e.,

AXZ)xAX) Y Y w®9(z) xéz(E(X))[P(ﬂ"”(‘IZ)}XI (19)

(I,9)eF(L)xE0€®(I)
where
w190 (2) o [ 1), -
ke = (P 6D 0)), .
Pobes(zanlxl) g gy 5 g
lpz(x, l, 9) _ K(ZQ(Z)) 4 . (22)
1—Pp(x1), 6(1)=0
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(®) .
p(ﬂ,@) (x,11Z) = P+ (xDyz(x,1;0) (23)
(8,0)
py (1)

where O represents the measurement association mapping, denoted as 6 : L — {0,1,--- ,|Z|},
and 60 adheres to the condition that 8(i) = 6(j) > 0 = i = j. O(I) is the subset of the
association mapping associated with I. (I, 9,0) denotes the hypothesis when I possesses an

- S A A .
association mapping history 8 =(0y,--- ,0;1) € E=0; X @y X - -+ X @1, with w(I?)

indicating the corresponding weight assigned to this hypothesis. Pp(x,!) denotes the
detection probability, and g(ze(l) Ix, l) is the likelihood function of state x.

3. Nonlinear §-GLMB Filter for Passive Localization and Tracking

We explore the expansion of the §-GLMB filter to accommodate nonlinear target
models. Specifically, we need to relax the state and observation process Equations (1) and
(4) to incorporate the nonlinear model Equations (24) and (25), given by

Xk = fr(Xe—1,Vk—1), (24)

z; = hi(xg, ng), (25)

where f; and i are the nonlinear functions and vy and n; denote the process and mea-
surement noise, both with zero mean covariance Qy_1 and Ry, respectively. The posterior
density cannot be described in Gaussian form because of the nonlinearity presented by fi
and hy. Nevertheless, we can adjust the J-GLMB filter ([29]) to fit this nonlinear Gaussian
model. For the nonlinear Gaussian model, we propose two nonlinear implementations
(EKF and UKF) for the 6-GLMB filter.

3.1. 5-GLMB Prediction for Nonlinear Gaussian Model

The predicted density presented in Equation (13) is a compact form, but in Equation (20), it
requires the summation of all supersets of L, and consequently, is more difficult to compute.
To this end, [26] provided an equivalent version as follows:

) =AY Y @0 T wsmau e[ @] e

(1,8)eF(L)xE JeF(I) LeF(B)

where | C [,L C B. For the newborn radiation sources, the labeled multi-Bernoulli
newborn model is used

1n(l (1)

wn() = [T (1-r) T2 @7
IeB leL (1 —1p )

pp(x 1) == pl (), (28)

where rg) denotes the existence probability with newborn label | with PDF pg) (x). The

weight wéw) (J) is the survival probability of the labels in J. Since the new label space B

cannot contain any labels of the surviving target, then I N B = @.

3.1.1. K-Shortest Path Algorithm

Given the hypothesis (I, 9), the surviving label set weight wéw) (J)is

(®)

® 1/
1
wélﬂ)(]) = w9 [1 — ”gﬁ)} L”S] . (29)
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Figure 2 shows the directed graph of the K-shortest path algorithm, and the detailed
process can be found in [29]. By stretching the directed graph in Figure 2 to include
survival and newborn nodes with appropriate costs, we can determine the total K-best
components. However, the value of newborn weights wp(L) is often much smaller than

the survival weights wéM) (L), leading to the discarding of many newborn components
and making it challenging to detect newborn targets. In contrast, a much larger value
of K is desirable to preserve the newborn hypothesis and prevent the rejection of new
trajectories. Nevertheless, to mitigate computational complexity, the separated pruning
strategy ensures that there exists a certain number of newborn hypothesis components
exist to process the new trajectories with a high degree of parallelism.

3

C(|,ﬂ)(|1) C(l,s)(lz) c(.,g)(la)

E h
0

Figure 2. The directed graph comprises nodes I, - - -, I along with their associated cost function

values c('?) (), -, c(L9) (l | ”>. Here, S and E denote the starting and ending nodes, respectively.

3.1.2. Computing the Predicted Parameter Sets (EKF Implementation)
For the EKF approximation, the PDF p(*¥)(-,1) can be expressed as the Gaussian

i

Il
distribution parameter sets {wl-(g)(l),N(x; ml@)(l),le) (l)) } 1( ), with mean m'®) and
1=

covariance Pl@) (1), Then, we have

ns" (1) = Ps (1), (30)
P (1) = 10(1) I%) @ ON (sm (1), P (1) +1=(1)py (), (31)
with -
m{’) (1) = f (mgﬂ)(l)ro), (32)
el (1) = FOP” ()F0)" +TQIT, )
By = g;,o) e (1) (34)

3.1.3. Computing the Predicted Parameter Sets (UKF Implementation)
The UKF approximation proposes a recursive nonlinear approach to the J-GLMB filter,
utilizing the unscented transform (UT). For the i-th Gaussian component (x,' mzw) (), Pl@) (1 )) ,
(9) (9)

the UT is employed with mean p; (/) and covariance M

G
set {Yz(,? (1), ug}g , where

(1) to provides the sigma points
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(1) = [m®1);00.4), (35)
M (1) = diag (P§") ), Q), (36)

()

and ug is the weight of ¢-th sigma point y; 2 (I). Then, these sigma points are divided into

9 9
yig (1) =[x (v (0] (37)
forg=1,---,G, and the operations are performed as follows:
e Predict the sigma points: )“(Z(Z) H=f (xi? (),v; g(l ))

*  Use the given approximation Equations (38) and (39) instead of Equations (32) and (33) in

the EKF implementation:
G
%4 ~(0

mé,i)(l) =) ”gxf,g)(l)r (38)

g=1

G T
9 ~(0 9 ~(0 4
Py (1) = Zl g (X2 (1) —m (1) (x5 1) —m{ 1)) (39)
g:
3.1.4. Pruning the Predicted Density
H

Given the 6-GLMB filter density with parameter sets {(I (), o) (), p(h)) }hfl'

where H € N is the number of all hypotheses, p") 2 p(ﬂ(h)) and w® £ "4 The
predicted 0-GLMB filter density (13) can be simplified to

T (Xy) = Zf:l (X)), (40)
(h) () h +
w00 = a06) ¥ X ol 0 < on oo [ )
Jel(h) LeB

According to [36], the pruning version of the h-th filter density nsrh) is

. X
AP =a06) L Y @800 (L0 [P0 .
j=1b=1
where () g(h)
i) & (10 )(](h,j))wB(L(b)), (43)
A o)
0250 )

(n)

Remark 3. The specific values for the required number of components K¢’ and Kp are generally

determined by choosing Kéh) = [w(h) ]max—‘ , where Jiay is the total number of expected hypotheses.

Additionally, for Kp, the appropriate Kp is chosen so that the pruning result can capture the desired
proportion of the required newborn PDF. The details of the pruning process can be found in [29].

3.2. 6-GLMB Update for Nonlinear Gaussian Model

This section outlines the implementation steps of the -GLMB update, involving the
pruning of the multi-target filter density using the ranked assignment algorithm ([29])
without the need for a thorough computation of all hypotheses and their weights.
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3.2.1. Ranked Assignment Algorithm

Enumerating I = {ll,- . 'l\l\ }, Z = {zl,- e /Z\Z|}/ each association mapping 6 €
©(I) can be characterized by an assignment matrix A of dimension |I| x |Z|. This matrix
consists of 0s and 1s and adheres to the rule that each row (or column) sums to either 0 or 1.

Aj; = 1 denotes that the j-th measurement is assigned to track /;, i.e., 0(l;) = j.

The cost matrix C(Zw) is constructed as follows:

clV=| L, (45)
Crr iz
with ©
(D¢ po 1) (211 )
Ci,j = —In (46)

<p$9)(',li),1 — PD(’rli)>K(Zj)

being the cost of assigning the j-th measurement to track /;. The assignment matrix A
represents the cost of assigning each measurement to the radiation source and can be

expressed as
1 12|

tr (ATC(ZI'ﬂ)) = Z 2 Cl]Al] (47)

i=1j=1
By substituting Equation (22) into (21), we obtain the cost associated with A (and
the corresponding correlation mapping 6) in terms of the filtering hypotheses weights

1992) o 27 01, er

[y(zﬁ’e)}l _ exp(_tr<ATC(ZI,l9))> I <pw>(.,z),1 _ pD(-,l)>. (48)

lel

In essence, the ranked assignment algorithm seeks to minimize the cost of the assign-
ment matrix, enumerated in non-descending order [37,38]. Thus, the optimal assignment
problem can be addressed in terms of the cost matrix C(Zw), which yields an enumeration
)] !

ordered in non-increasing {y

3.2.2. Calculating the Updated Parameter Sets (EKF Implementation)
The (i, j)-th element of C(Zw) is

(®) (1.
po (1) L o (1) (z;,1)

¢ = —In (49)
! (1—pp(- 1)k (z)
Moreover, for (¢,0), we have
®) (1
w0 =V odh ), (50)
(8,6) o) W (1) (90) 7y p(®0)
p®0 (x,1|1Z) = LN (e myy (1), P (1)), (51)

-1 (90
ST )
with

wy (1) = wi (1) (z0) ) (52)
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7 (21) = N (xmf (1), B (1)), (53)
g (1) = Ay (1), (54)
By (1) = AP (AW + OORO), (55)
fi(l) = ahg’:o) ) (56)
an(m{” (1), n
0@ = ( = =0, (57)
m? (1) + KD (1) (29 — P (1)), 0(1) >0

m{9) (1 ) (2o - ) , (58)

my (1), 8(1) =0
P&”ﬂ)(l):(l K0 () P (1), (59)

(19

K@y = P ( ) . (60)

0, 6(1)=0

3.2.3. Calculating the Updated Parameter Sets (UKF Implementation)

Firstly, for the j-th predicted Gaussian Componentj\/ (x msl?(l) P( )(l )) j=1,---,]O),

the UT with mean y(Z])( ) and covariance MZ, j (1) is used to provide the sigma point set

@ ¢ with weicht h
{yZ,],g(>}g:OW1 weight 17, where

we) (1) = [ml) (1);05.4], (61)
M (1) = dz’ag(me(z),R). (62)

Then, the sigma points are divided into

Yo () = [x(z?},g(l);nz,j,g(l)] (63)

forg =1,---,G, and the operations are performed as outlined below.
For the UKF implementation of the updated §-GLMB density, the predicted mea-

surement sigma points are z](?(l) = h(x(ZI%},g(l),nZ,jlg(l)),j =1,---,J@(I). Then, using
Equations (64) and (65) instead of Equations (58) and (59) in the EKF update step, and
Equations (66) and (67) instead of the original Equations (54) and (55), the update step can

be performed for the nonlinear measurement model

(9) (8.0) _(®)
@y _ | ™S () + K1) (20— 23 (1)), 6(1) >0 ”
Zj (8) ,
mS] (l)/ 9(1) =0
f’]w’e)(l) = ng)(l) - ze(l)(szz(l))flGxZ(l), (65)
with
G
20 (1) = Y uzezl (1), 66)

T
S(1) = Y ug (22 ()~ 27 ) (77 () -2 M) (67)
8
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G T
4 4 L% ~(?
Goall) = Y uzg (x5 () —m$ () (215 (1)~ 25 (1), 68)
g=0
G (1)S2 (1), 6(1)>0
oy _ [ GeSE0), 0w >0 )
I 0, 9()=0
3.2.4. Pruning the Updated Density
According to [36], the J-GLMB prediction density (19) can be rewritten as
n(X|Z) = Zh LT " (X|z), (70)
with
e ™) X
r(X(Z) =A%) Y @™o (L)) [p")], 71)
j=1
w(h’j) é w([(’?)/g(’?)/g(h,f)) (Z), (72)
) A
:p(l )(‘z)/ (73)
and then the pruned version of 77(")(-|Z) is [36]
£ 5 b ok
(X|Z)=0%) 1 @80, (£00) [p"D)] . 74)
=1

Remark 4. For 6-GLMB prediction, the h-th -GLMB updated component for the previous time

generates 2!! WI+EBl 5-GLMB prediction components, and each 5-GLMB prediction component with
index h yields |@(1"))| -GLMB updated components. Although we have adopted the truncation
operation in both the prediction and update stages of the proposed algorithm, the cumulative
computational complexity of the K-shortest path algorithm (see Figure 2) and the ranked assignment
algorithm (see Equations (45) and (46)) increases significantly when the number of targets increases,
which affects the algorithm’s computational efficiency and convergence speed.

4. Numerical Example

The EKF and UKEF recursion implementations of the J-GLMB filter possess their re-
spective advantages and disadvantages. It is worth noting that both the EKF and UKF
approximations are computationally more efficient than the SMC approximation when deal-
ing with nonlinearities. Furthermore, extracting state estimates remains straightforward
due to the Gaussian mixture implementation at the core of these methods. In particular, the
EKEF recursion requires the computation of the Jacobi matrices, limiting its applicability to
scenarios where both the state and measurement models are differentiable. In contrast, the
UKEF recursion avoids the requirement of differentiation altogether and can be applied to
the nonlinear model. Therefore, in the subsequent simulation results, we only provide the
UKF implementation.

In this section, we conduct two simulation scenarios: stationary and moving BSs. Un-
fortunately, there is a lack of existing multi-target RFS tracking methods tailored to passive
localization and tracking contexts, making direct performance comparisons challenging. Then,
we adapt the following established algorithms to the passive localization and tracking context:

e  UKF implementation for the PHD filter;
¢  UKF implementation for the CPHD filter.

We first extend the 5-GLMB filter to the passive localization and tracking scenarios and
provide closed-form solutions for both the prediction and update. Compared to the PHD
and CPHD filters, the 6-GLMB can provide a multi-target Bayesian filtering solution for
target trajectory estimation (i.e., it can recognize the birth information of the tracked target).
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4.1. A Stationary BS for Passive Localization and Tracking

The two-dimensional workspace has a size of [—2000,1500jm x[—200,1800]m, as
illustrated in Figure 3. The number of targets changes over time due to the occurrence of
births and deaths. The specific time instances for the births and deaths of the true radiation
sources are outlined in Table 1. The state kinematics equation for the radiation source is

1800 Radiation source trajectories and stationery BS

1600 -

1400 Target1 -
Target 2

1000 - @

800 - Q

600 | Target 4

400 + ?

200 -
Target 3
of o

y coordinate (m)

BS

200 L L L L L L
—2000 —1500 —1000 —500 0 500 1000 1500

x coordinate (m)

Figure 3. Multi-target trajectories. The start/stop positions of each trajectory are denoted as o/ A,
and the stationery BS is denoted as [ in red.

Table 1. Source state.

Source Survival Time Initial State (m, m/s)

1 1-80's [997;3;1494; 6]

2 10-80's [—245; —5;1005; —5] "
3 15-60's [—1493; —7;242;8]"
4 20-80's [247;3;745;5]"

xp = F(@)xg_1 + Txv_q, (75)

and
sin(@AT) _ 1—cos(@AT)

[ 0 @
cos(@AT) 1 —sin(@AT)
1-cos(@AT) |y sin(@AT) / (76)
0

@ @
sin(@AT) cos(@AT)

S O O

AT?/2 0

AT 0
0 AT?/2 |

0 T
where AT = 1s and @ = 0.06 rad/s. vi_1 ~ N (-;0,Q_1), where Q;_; = diag([1,1]). We
assume that the spontaneous newborn model is the LMB RFS with the parameters rp =

. N4 . .
{rg),r)g)}izl, where ,,%1) = r](32) = 0.02, 1’533) = 71(34) =,0.03, and pg)(x) = N(x; mg),P)_c;),
where m{}) = [~1500,0,250,0]", m{?) = [~250,0,1000,0]", m{’ = [250,0,750,0]", m{}’ =

2
[1000,0,1500,0]7, and Py = diag([lo, 5,10, S]T) . Psp =099, Pp = 0.90, [inax = 3000,
and Kg = 5.
If detected, each target generates a noisy azimuth, angular velocity, and Doppler

Iy = (77)

frequency change-rate measurement z = [0, 6y, fk] T The other parameters are §, =
2(7r/180) rad, 0y = 1072 rad/s, and §; = 1073 Hz/s. The clutter measurements are
expected to appear within the range of [—7, 7] rad x [—7r/10,71/10] rad/s x [—5,0] Hz/s,
and the number of clutter obeys a Poisson RFS with a mean value of 5 and an intensity of
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Ki(z) = AdU(Z), where A, = 5.07 x 10~2(rad*Hz/s?) !, and U (Z) denotes the uniform
distribution density over the observation region.

The output of the -GLMB-UKEF filter for one MC run is presented in Figure 4. Notably,
although our form of clutter arises from [—7t, 7] rad x [—7t/10, 71/10] rad/s x [-5,0] Hz/s,
the corresponding x — y coordinates can be derived from Equations (8) and (9). The presence
of several clutter interferences at each time moment can be seen in Figure 4, but the ¢-
GLMB-UKEF filter can launch and terminate the tracks with a small delay. We also notice
that the estimated trajectory of the third target shows an orbital switch at the 22nd moment,
but the newborn labeled target is quickly captured.

1000 P e T v T =
L AN W N WAER R !
E
e O
g
5 4-GLMB-UKF Estimates
S —1000} True tracks
3 Measurements
* i e ST
—2000 . . . . . .
10 20 30 10 50 60 70 80
Time (s)
2000 T T T T T
U AR taki i s o RIS
E
o 1000}
= I I ——— Sl e
< .
5 N
S 0F
3
kS
—1000 . . . . . . .
10 20 30 40 50 60 70 80
Time (s)

Figure 4. Estimated and truth trajectories.

We further validate our results by comparing the performance of the 5-GLMB, PHD,
and CPHD filters via the UKF implementation. Figure 5 compares the OSPA, [39] distance
of the three filters (p = 1, c = 100 m) and its localization and cardinality components. As
can be seen from Figure 5, the -GLMB-UKEF filter generally outperforms the other two
filters for this scenario, despite the overestimation of the target number at the 61st moment.
The cardinality statistics of the three filters are shown in Figure 6 over 500 MC trials. It can
be seen from Figure 6 that the §-GLMB-UKEF is superior to the PHD-UKF and CPHD-UKF
methods in terms of target number detection.

rrrrr 5-GLMB-UKF
————— CPHD-UKF
————— PHD-UKF:

rrrrrrr GLMB-UKF
————— CPHD-UKF
————— PHD-UKF

OSPA Loc (m) c=100,p=1

T &« GLMB-UKF
————— CPHD-UKF
1 [l PHD-UKF

30 40 50 60 70 80

Figure 5. The OSPA distance, localization, and cardinality (p = 1, ¢ = 100 m) for the §-GLMB-UKEF,
CPHD-UKEF, and CPHD-UKEF filters. (a) OSPA distance; (b) OSPA localization; (c) OSPA cardinality.
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T T T
24 \
K]
c
B 2F |
8 —*— §-GLMB-UKF
0 | | | | | truth
0 10 20 30 40 50 60 70 80

ES

o

Cardinality
o
‘ﬁlj‘-
]
5T
9
c
=
o 1

=)

Cardinality
N R
i-
g2 [
50
<
X
N

L L L
0 10 20 30 40 50 60 70 80
Time (s)

Figure 6. Cardinality for the -GLMB-UKF, CPHD-UKF, and CPHD-UKE filters versus time.

4.2. A Moving BS for Passive Localization and Tracking

Unlike Section 4.1, in this section, the base station is in motion (as depicted in Figure 7),
and the duration of this scenario is 60 s. The specific time points of the true radiation
sources are provided in Table 2. The other experimental parameters are consistent with
those in Section 4.1.

1800 Radiation source trajectories and moving BS
T T T T

1600

Q

1400 Target 1

12001
Target 2

1000} @
001 Q

600 Target 4

100} A)

200

Target 3 /
0r

moving BS

y coordinate (m)

200 L L L L L L
—2000 —1500 —1000 —500 0 500 1000 1500

x coordinate (m)

Figure 7. Multi-target trajectories on the plane. The start/stop positions of each trajectory are denoted
as o/ A, and the moving BS is denoted as [ in red.

Table 2. Source state.

Source Survival Time Initial State (m, m/s)
1 1-60 s [997;3;1494; 6]
2 10-60 s [—245; —5;1005; 5]
3 15-40's [—1493; —7;242;8]"
4 20-60's [247;3;745;5)7

Figure 8 gives the results of the true and estimated trajectories from the 6-GLMB-UKF
filter outputs in the x and y coordinates from one MC trial. Figure 8 shows that the proposed
algorithm can still accurately capture the start of the target’s trajectory even in the presence
of clutter interference. We also observe that, as expected, although there is no trajectory
switching, there is a slight occurrence of lost or spurious trajectories, ensuring that the
estimated track identity remains consistent throughout the scenario. Moreover, compared
to the trajectory results in Figure 4, the output of the tracked trajectories in the case of the
moving base station scenario is more accurate. This is due to the fact that when the base



Drones 2024, 8, 96 16 of 21

station is moving, we only need to extract the measurement information for time k, which
is independent of the base station’s position at the previous k — 1 moments, thus reducing
the data correlation requirements.

1000 =

o
T

§-GLMB-UKFEstimates
True tracks
Measurements

x-coordinate (m)
=)
8
S

-2000

2000

(m)

y-coordinate
>

S

I

i

i

\ |
‘\4:

o
L

-1000

. . . . .
5 10 15 20 25 30 35 40 45 50 55 60
Time

Figure 8. Estimated and truth trajectories for x — y coordinates versus time.

Similarly, the cardinality statistics of the three filters over 500 MC trials are shown in
Figure 9. Compared to Figure 6, their target number estimation performance is significantly
improved. Although 5-GLMB-UKF and PHD-UKTF still think that the targets have not
disappeared at the 41st moment, the overestimation error is immediately corrected at the
42nd moment. Figure 10 compares the OSPA distances with the localization and base
components of the three filters. Figure 10a shows that the /-GLMB-UKTF filter significantly
outperforms the PHD-UKF and CPHD-UKE filters. As can be seen from the OSPA cardi-
nality component, the error of the -GLMB-UKF method is generally smaller than that of
the other two methods for target cardinality estimation (Figure 9 provides a more intuitive
representation). The OSPA results for both the localization and cardinality components
show that the 6-GLMB-UKEF filter outperforms the PHD-UKF and CPHD-UKEF filters.

~

Cardinality
o
%E

truth
—H&— §-GLMB-UKF

L
0 10 20 30 40 50 60

truth
L ©— CPHD-UKF
0 10 20 30 40 50 60

W
| | | —%— PHD-UKF

L
10 20 30 40 50 60
Time (s)

Cardinality
o

-

Cardinality
9

)

Figure 9. Cardinality for the -GLMB-UKF, CPHD-UKEF, and CPHD-UKE filters versus time.
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rrrrr 3-GLMB-UKF
————— CPHD-UKF
PHD-UKF

OSPA Dist (m) c=100,p=1

5 10 15 20 25 3 40 45 50 55 60

30
Time (s)

(@)

rrrrrrr GLMB-UKF
————— GPHD-UKF
————— PHD-UKF

OSPA Loc (m) c=100,p=1

——————— GLMB-UKF
————— CPHD-UKF
————— PHD-UKF

OSPA Card c=100,p=1

| SN N i
/ N N I
- v Tl
i
25 30 E
Time (s) i
' i
i i
h i
" i
i i
n i
n i
P demmzaoacas |

(c)
Figure 10. The OSPA distance, localization, and cardinality (p = 1, ¢ = 100 m) for the -GLMB-UKEF,
CPHD-UKEF, and CPHD-UKCF filters. (a) OSPA distance; (b) OSPA localization; (c) OSPA cardinality.

5. Conclusions

This paper explores the application of the 5-GLMB filter in the field of passive localiza-
tion and tracking of radiation sources. By extending the 6-GLMB filter to the scenario of
passive localization and tracking of radiation sources, this paper presents EKF and UKF
implementations based on this filter. It provides two simulation cases (stationary base sta-
tion and moving base station) and tests the UKF implementation of the proposed 6-GLMB,
and the simulation results demonstrate the effectiveness of this approach. Moreover, our
proposed 5-GLMB-UKEF filter accurately tracks the target and captures its trajectory, as
demonstrated in simulation examples alongside other filters, thereby verifying the effec-
tiveness of the J-GLMB filter in target identification and state tracking. Furthermore, the
6-GLMB filter can achieve accurate localization and tracking in complex and dynamic
wireless environments, which provides significant theoretical and technical support for en-
hancing the performance of passive localization and tracking systems for radiation sources
and for further research in application areas. In the future, the parameters of the /-GLMB
filter can be further optimized to achieve higher positioning and tracking accuracy. Also,
we will consider adding new measurements to the existing trajectories and validating the
proposed algorithm in engineering experimental tests.
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Abbreviations

Symbol Implication

()T Transpose of a matrix

diag(-) Diagonal operation

tr(-) Trace of a matrix

x and x Single-target state

X and X Multi-target states

X, R,L,and C Labeled state spaces

X and Y State spaces without labels
F(X) Finite subsets of space X

= and £ Definition or equivalences

|X] The number of elements in set X
Ajj The (i, j)-th element of the matrix A

(f, &) éff(x)g(x)dx Inner product

pX A [Txex h(x) Multi-target exponential

N(n, Q) Gaussian distribution with mean y and variance Q
dy(X) Kronecker delta function [29]

1y(X) Generalized indicator function [29]

AX) & ox|(I£(X)[)  Distinct label indicator [29]

Ty Dimensionality of target state

1y Dimensionality of measurement

Appendix A

The position of the target radiation source at time k is denoted as (x, yx ), with velocity
(Xk, Jx)- The position of the ground-moving base station at time k is denoted as (xok, Yo ),
with velocity (vy,, vyo), as shown in Figure 1. It is assumed that the base station and the
radiation source are as far away as possible, and their relative motion can be regarded as
a mass-point motion. According to the localization principle of mass-point kinematics, a
two-dimensional localization model based on the azimuth, angular velocity, and Doppler
change rates is established. Based on the theory of geometric kinematics, the measurement
information of the azimuth received by the base station is

Yk — Yok (A1)

0 = arctan ,
Xk — Xok

where arctan(-) represents the inverse tangent function. The angular velocity measurement
can be obtained by

_ % _ (yk_vyo)(xk_ka)_(xk_vxo)(yk—y0k> (AZ)

O =3k = e ’

where 1, = \/ (x — xok)2 + (yx — yok)z denotes the radial distance between the radiation
source and the BS at time k. In addition, the incoming signal frequency of the target
radiation source contains the Doppler frequency component modulated by the radial
velocity, i.e.,

fr=fo (1 - rTV) (A3)

Cry
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]” is the
relative position vector between the radiation source and BS, v = [xk — Uxgs Yk — vyo] Tis
the relative velocity vector, and c is the propagation velocity of the electromagnetic wave in

the medium (which is equivalent to the speed of light). Equation (A3) can be rewritten as

where fj is the carrier frequency of the radiation source, r = [x; — Xk, Yk — Yok

fo=fo— (x5 — xok) (X — vxo)):: (]/k — Uyo)(]/k - yOk)/ (Ad)
k

where A = ¢/ fy is the carrier wavelength. In Equation (A4), the change rate of the Doppler
frequency is obtained by the derivation of the time k as follows:

fi = % = (=) 0 _yOk)A—ri(xk — xgk) (% — Uxo))z. (A5)

Appendix B
Appendix B.1. Bernoulli RFS

The element in a Bernoulli RFS of state space X is either empty (with probability 1 — r)
or only one element (with probability r) obeys a PDF p defined on the state space X. The
FISST of a Bernoulli RFS can be expressed as follows:

foo =4l = (A6)
r-p(x), X = {x}.

Appendix B.2. Multi-Bernoulli RFS

A multi-Bernoulli RFS Y is a union set of independent Bernoulli RFSs, where each
Bernoulli RFS X; is described by the probability r; and the spatial PDF p;, represented as

M
Y=JX, (A7)
i=1

with the FISST PDF given by

M ‘Y‘ ri - pi{X;
H(l—m] ) HL’(’) (A8)

1< < DigMi=T 1T

Appendix B.3. Labeled RFS

According to [26], in multi-target trajectory tracking, each object can be uniquely
identified by an (unobservable) label or tag from a discrete countable space L = {«;|i € N},
where a; is distinct. In order to incorporate the identity of the objects, a label I € IL can be
added to each object’s state x € X, and the multi-object states can be considered as a finite
set on X x LL. Vo et al. introduced the labeled RFS, which is essentially a labeled RFS with
distinctive labels. For the multi-target state RFS Equation (10) in this paper, its labeled RFS
can be expressed as

Xp= {1 ) (en Ing) b € F(X) x L, (A9)

where x;; € X',i =1, -+, Ny is the single-target state and [; € L. is a label independent of
the target state.
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Appendix B.4. -GLMB RFS
The 6-GLMB RFS with state space X and label space LL can be denoted by

C=F(L)xE,
(L) = w"N(L) = w)6)(L), (A10)
p(C) - p(l,ﬂ) - p(ﬁ)

where ¢ is a discrete space. Then, the -GLMB RFS’s distribution is

X
X)) =aX) Y s e0)[p®] (A11)
(I,9)eF(L)xE
w®) =1, (A12)
(L8)eF(L)xE

Each pair (I, 9) represents a history measurement association mapping (also called hy-
potheses), where w(?) denotes the weight associated with the hypotheses and I represents

the set of labels.
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